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instrument is not an option or does not embed
any optionality.

80

Option
premium
currency

For options and swaptions of all asset classes,
currency in which the option premium
amount is denominated. This data element is
not applicable if the instrument is not an
option or does not embed any optionality.
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Option
premium
payment date

Unadjusted date on which the option
premium is paid.

82

First exercise
date

First unadjusted date during the exercise
period in which an option can be exercised.
For European-style options, this date is the
same as the Expiration date. For American-
style options, the first possible exercise date
is the unadjusted date included in the
Execution timestamp.

For knock-in options, where the first exercise
date is not known when a new transaction is
reported, the first exercise date is updated as
it becomes available.

This data element is not applicable if the
instrument is not an option or does not embed
any optionality.

Category: Product

83

CDS index
attachment
point

Defined lower point at which the level of
losses in the underlying portfolio reduces the
notional of a tranche. For example, the
notional in a tranche with an attachment point
of 3% will be reduced after 3% of losses in
the portfolio have occurred. This data element
is not applicable if the transaction is not a
CDS tranche transaction (index or custom
basket).
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CDS index
detachment
point

Defined point beyond which losses in the
underlying portfolio no longer reduce the
notional of a tranche. For example, the
notional in a tranche with an attachment point
of 3% and a detachment point of 6% will be
reduced after there have been 3% of losses in
the portfolio. 6% losses in the portfolio
deplete the notional of the tranche. This data
element is not applicable if the transaction is




